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pomoć.	α0 je konstanta,	β1 i β2	su	parametarske,	a	μt 
je	bijeli	šum.	Model	u	jednadžbi	1	slijedi	Piraee	et 
al.	(2014.).	
   lnptcrt = α0 + β1lnmit + β2lnswt + μt             (1)


































swt denotes	the	social	welfare.	α0 is constant,	β1 
and β2	are	parameters	as	μt	is	the	white	noise.	The	
model	in	equation	1	follows	Piraee	et al.	(2014).	
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Perron,	1988.).	Dok	yt i ∆yt označavaju	varijable	u	
razini	I	s	prvom	razlikom;	μ	je	konstantan,	ρt i θt 
predstavljaju	trend;	τ,	α i β	su	parametri	lag	varijable	
yt-1	(varijabla vremenskog zaostajanja),	a	εt je bijeli šum. 
Osim	toga,	u	ADF-u,	nulta	hipoteza	izražena	je	kao	











μ1 =	0;	H1;α ≠	0	i	μ1 ≠	0.	Isto	tako,	u	5	H0:β =	0,	θ =	0	i	
μ2 ≠	0;	H1:β ≠	0,	θ ≠	0	i	μ2 ≠	0.
                                                    k-1
  yt = μ + ρt +τ yt-1 +Σδi yt-1 + εt            (2)
      i-1
                                                        k-1
  ∆yt = μ + ρt +τ yt-1 +Σδi yt-1 + εt             (3)
          i-1
  yt = μ1 + θt + α yt-1 + ε1t             (4)













respectively;	μ	term	is	the	constant,	ρt and θt are 
trend;	τ,	α and β	are	parameters	of	the	lag	variable	
of yt-1 and εt	is	the	white	noise.	Besides	in	ADF,	the	
null	hypothesis	is	stated	as	H0:τ =	1	and	the	alternate	











and μ1 =	0;	H1:α ≠	0	and	μ1 ≠	0.	Likewise,	in	5		
H0:β =	0,	θ =	0	and	μ2 ≠	0;	H1:β ≠	0,	θ ≠	0	and	μ2 ≠	0. 
                                                    k-1
  yt = μ + ρt +τ yt-1 +Σδi yt-1 + εt            (2)
      i-1
                                                        k-1
  ∆yt = μ + ρt +τ yt-1 +Σδi yt-1 + εt             (3)
          i-1
  yt = μ1 + θt + α yt-1 + ε1t             (4)
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a alternativa je H0:β1 ≠ β2	≠ β3 ≠	0,	pri	čemu	je	barem	
jedan β1 to β7 ≠	0	(znači	postojanje	kointegracije).	
Kratkoročna	dinamika	ARDL	modela	prikazana	je	
jednadžbom	1,	a	ECT	jednadžbama	7	i	8.	
 ∆lnptcrt  = α0 + β1lnptcrt-1 + β2lnmit-1 + β3lnswt-1
                               p   p                p
 +Σγ1 ∆lnptcrt-1 +Σγ2 ∆lnmit-1 +Σγ3 ∆lnswt-1 
      i=1	 																							i=0	 														i=0
 + μt                 (6)
                                               p                  p
 ∆lnptcrt  = αb0 +Σγ1 ∆lnptcrt-1 +Σγ2 ∆lnmit-1 
                       i=1	 															i=0
     p
 +Σγ3 ∆lnswt-1 + μt               (7)
      i=0























cointegration)	and	the	alternative	is	H0:β1 ≠ β2	≠ β3 ≠	0 




 ∆lnptcrt  = α0 + β1lnptcrt-1 + β2lnmit-1 + β3lnswt-1
                               p   p                p
 +Σγ1 ∆lnptcrt-1 +Σγ2 ∆lnmit-1 +Σγ3 ∆lnswt-1 
      i=1	 																							i=0	 														i=0
 + μt                 (6)
                                               p                  p
 ∆lnptcrt  = αb0 +Σγ1 ∆lnptcrt-1 +Σγ2 ∆lnmit-1 
                       i=1	 															i=0
     p
 +Σγ3 ∆lnswt-1 + μt               (7)
      i=0
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] ϕ1ϕ2ϕ3[ ]= + Σ
d
i=1

















] ϕ1ϕ2ϕ3[ ]= + Σ
d
i=1
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           Svi prijavljeni zločini protiv imovinetptcrt =





































           all reported property crimestptcrt =
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TABLICA 1. REZULTATI UNIT ROOT TESTOVA

























lnptcrt -3.803** -10.322*** -3.674** -15.003*** I(0)
omit -5.004*** -7.407*** -3.513* -12.896*** I(0)
bmit -7.633*** -6.284*** -14.965*** -26.883*** I(0)
lnswt -5.485*** -6.473*** -4.290*** -6.473*** I(0)
TABLICA 2. REZULTATI TESTOVA GRANGEROVE UZROČNOSTI 
TABLE 2. RESULT OF THE GRANGER CAUSALITY TESTS
k k + dmax Obs KRITERIJ (AIC)
CRITERION (AIC)
χ2sc F – stat P. vrijednost
P. value
Nulta hipoteza 
(ako se uzme u obzir OMI)
Null Hypothesis 
(when OMI is considered)
11.783* 16.765
(0.052)
     omit ne uzrokuje lptcrt
     omit does not Granger cause lptcrt
1 2 42 1.322 0.050*
     lnptcrt ne uzrokuje omit
     lnptcrt does not Granger cause omit
1 2 42 0.069 0.791
Nulta hipoteza 
(ako se uzme u obzir BMI)
Null Hypothesis 
(when BMI is considered)
12.602* 16.009
(0.066)
     bmit ne uzrokuje lptcrt
     bmit does not Granger cause lptcrt
1 2 42 2.828 0.092*
     lnptcrt ne uzrokuje bmit
     lnptcrt does not Granger cause bmit
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TABLICA 3. PROCJENE ARDL MODELA 
TABLE 3. ESTIMATES OF THE ARDL MODELS
ZAVISNA VARIJABLA: ZLOČIN PROTIV IMOVINE / DEPENDENT VARIABLE: PROPERTY CRIME
Kritična ograničenja (F-test)
Critical bounds (F-test)
1% razina značajnosti / 1% significance level
Donja / Lower 4.13 4.13









1, 0, 0 1, 1, 0
F-stat / F-stat 5.339 5.239












DUGOROČNE PROCJENE / LONG-RUN ESTIMATES 
     omit  0.022 (2.136)**
     bmit       0.031 (1.799)*  0.031(1.727)*
     lnswt -0.175 (-2.992)*** -0.171 (-2.393)** -0.171 (-2.617)**
     c   4.939 5.498   5.498
KRATKOROČNE PROCJENE / SHORT-RUN ESTIMATES
     lptcrt-1 -0.625 (-4506)*** -0.557 (-4.011)*** -0.557 (-4.011)***
     omit  0.014 (2.061)**
     bmit-1  0.017 (2.030)**  0.017 (2.030)**
     ∆bmit  0.008 (1.472)  0.008 (1.472)
     lnswt -0.109 (-2.701)** -0.095 (-2.136)** -0.095 (-2.136)**
     ectt-1 -0.625 (-4.795)***  -0.557 (-4.760)***  0.557 (-4.760)***
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DIJAGNOSTIČKI TESTOVI / DIAGNOSTICS TESTS
Test standardnosti (χ2N)
Normality test (χ2N)
JB = 17.273 (0.000) B = 11.134 (0.003)
Kurtosis / Kurtosis 4.898 4.673
Test funkcionalnosti(χ2FF)
Functional test (χ2FF)
F = 0.122 (0.728) F = 0.122 (0.728)
Test serijske korelacije (χ2SC)
Serial Correlation test (χ2SC)
χ2  = 1.564 (0.211) χ2  = 5.633 (0.017)
Test heteroskedastičnosti(χ2H)
Heterokedasticity test (χ2H)
χ2  = 0.722 (0.867) χ2  = 2.065 (0.723)
Napomena:	zvjezdica	(*)	pokazuje	da	su	procijenjeni	koeficijenti	statistički	značajni	kod	1%	(***);	5%	(**)	i	10%	(*)	i	nalaze	se	u	
zagradama.	Isto	tako,	dijagnostički	testovi	χ2N,	χ2SC i χ2H	su	značajni	kod	5%	osim	χ2SC	koji	nije	odbačen	u	Modelu	2.	Rezultati	u	2B	
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PRIKAZ 1. TEST STABILNOSTI / FIGURE 1. STABILITY TEST
CUSUM
























CUSUM kvadrata / CUSUM of Squares
5% značajnost / 5% significance
PRIKAZ 2. TEST STABILNOSTI / FIGURE 2. STABILITY TEST
CUSUM






















CUSUM kvadrata / CUSUM of Squares
5% značajnost / 5% significance
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CUSUM Sq Test
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